Inverse-probability-of-treatment weighted estimation of causal parameters in the presence of error-contaminated and time-dependent confounders.
Inverse-probability-of-treatment weighted (IPTW) estimation has been widely used to consistently estimate the causal parameters in marginal structural models, with time-dependent confounding effects adjusted for. Just like other causal inference methods, the validity of IPTW estimation typically requires the crucial condition that all variables are precisely measured. However, this condition, is often violated in practice due to various reasons. It has been well documented that ignoring measurement error often leads to biased inference results. In this paper, we consider the IPTW estimation of the causal parameters in marginal structural models in the presence of error-contaminated and time-dependent confounders. We explore several methods to correct for the effects of measurement error on the estimation of causal parameters. Numerical studies are reported to assess the finite sample performance of the proposed methods.